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Sufficient dimension reduction (SDR) 

• Projection matrix        is often obtained by gradient ascent: 

 

 

            is some SDR criterion. 

 E.g., Quadratic Mutual Information 

Existing method 

• Calculates derivative of the estimated            :                  

Propose method 

• Directly estimates the derivative:                 

 

Linear projection of 3 

data points by matrix      . 


